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fROW R R as TR TR e
Cmopra)
UBS Warbunrg LL.C 5:52:26 pm January 12, 2601 |
Fixcdslnccmc Rcsem§ 'WY¥M02004B 30 year 0.0 Marina Tukhin mr.khln@l{fddag
cemopro} 403 age ]
Bood Balance Coupon Delay Factar  Acerving Index  Value Rexet  MultlpHer
Siuce
DAPEX 72,518,00000 231000 D 1.000000 0172502 IML 1.7400 057000  1.00000
Cap Floor Current Seftle Desl WAC WAM Pricing Duration
Coupon Date Speed @ Px
850000 0.00000 23100 01/30/02 INL30yesr 652 358.00 275.0PSA  100:00
1ML + 0.570000 cap: 8.500000
Price PSA PSA PSA pPsA PSA PSA PSA PSA PSA
100 150 200 250 300 400 500 700 1000
9016 2397 7420 2453 2.484 2483 2.517 2.547 2.597 2,650
99:17 2392 2.414 2,435 2.455 2.473 2,505 2.533 2.580 2.638
89:1% 2388 2.408 Z.428 2.446 2.463 2,493 2.519 2.562 2.617
99:19 2.383 2.401 2.420 2.437 2453 2481 2.504 2.545 2.586
99:20 2.378 2.395 2412 2.428 2.6443 2.468 2.490 2.528 2.55
99:21 2373 2.389 2,408 2419 2433 2458 2476 2.511 23553
99:22 2,369 2,383 2.397 2.410 2422 2444 2.462 2.493 2532
99:23 2.364 2377 2.389 2.401 2412 2.43] 2.448 2.476 251
99:24 2.359 2.37) 2.382 2.392 2.402 2419 2.434 2.459 2.499
93:25 2354 2364 2.374 2,384 3.392 2407 2.420 2.442 2469
99:26 2,350 2,358 2.367 2.375 2.382 2.395 2.406 2.424 2.448
99:27 2.345 2.352 2359 2.366 24372 2.382 2,391 2.407 2.426
59:28 2.340 2346 21351 2.357 2,362 2370 2377 2.390 2.408
99129 2.335 2.340 2.144 2.348 2.35] 2.358 2.363 2.373 2.384
39:30 2.33] 2333 2,336 2.339 21341 2.346 2,349 2.356 7,363
mg,gé 2.326 2.327 2.329 2.330 239 2333 2,335 2338 2342
: 2,321 2.321 2.321 2.32) 2321 2.321 2321 2.321 2,33
{883% 2316 2315 2314 2312 23N 2300 2307 2304 2300
000 2312 2309 2.306 2303 2.30) 2.297 2.293 2.287 2275
10 :03 2.307 2.303 2208 2.294 2.291 2.284 2279 2370 2353
i ogfg; 5.302 2297 2.201 2.286 2,281 2.272 2.265 2282 2.237
100:03 298 2.290 2,283 2.277 2.271 2.260 2.251 2.235 2315
100:08 2.293 2.284 2.276 2,268 2.26) 2.248 2237 2218 2.195
L0007 i;:a 2.278 2.268 2.259 2.251 2,236 2223 2.20] 214
: 283 2272 2,261 2,250 2.240 2223 2209 2.184 2.15%
100:09 2218 2266 2253 2241 2230 2211 2195 2167 213z
Lo 2274 gigg 2.246 2.232 2.220 2.199 2181 2.150 211
100:12 2265 2247 330 5%?3 2300 3198 %igg %Hg 565
013 2260 221 223 2206 2090 216 213 2008 254
100:15 Py 539 ggég %%gz 2.180 2.150 2.125 2.081 2.02%
T Terin 2 - - 2170 2,138 2.111 2.064 2007
Avg Life 7.509 5.884 4.454 3,748 1275 2.681 2319 1.886 3,532
Duratlon 6.611 £.070 4.123 ;
Flrst Pay 2101 o - 3.510 3,091 2.885 2.222 1.818 1.488
Last Poy 8119 4/1; 2/02 2/02 2/02 2/02 2/02 2/02 2.0
412 3/10 10/08 3/07 $/06 5/05% §/0¢
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(WED) 1.23 02 15:08/8T. 15:05/N0. 4800000986 P 19.

FROM
Cmoprn]\
burg LLC $:52:26 pm January 22, 2001 |
UDS Warburg WFM02004B 30 year 0.0 W R
cmopro}sm
Bond Balance Coupon Delay Factor Agcrulng Indsx  Vilee Reset Multlpller
lnce
cg,q(y g 72,928,000.00 6.19000 0 1.0075000 01725/02 1ML 1.7400 7.93000  -1.00000
Cap Floor Current Sertle Deal WAC WAM Prlclag  Duratlon
Coupon Date Speed @r:
7.93000 D0.00000 6.1900 C1/30/02 {ML3Oycar 692 358.00 275.0PSA  T:08
7.930 + -1.000 * 1ML cap: 7.930
Price PSA PSA PSA PSA PSaA PSA PSA PSA PSA
100 150 200 25¢ 300 400 $00 700 1000
6.29 107RO 99,671 96.462 93181 389,749 R2.786 75.786 62119 43178
6:25 102.165 99,052 R5.837 92,519 a9.110 82.132 75.120 61.435 42.432
6:26 101.558 98.439 95.218 91.893 88,477 81.485 74.461 60.75¢ 41,744
627 100.957 07,833 94.606 91,274 87.85) 80.844 73.808 60,088 41,063
6:28 100.362 97,233 94.000 90,661 §7.231 80.210 73.162 §9.424 40388
6129 99,773 96.635 93.401 90.055 §6.6)7 79.582 72.521 58.766 36.720
6:30 £9.190 96.051 52.807 §9.455 §6.000 78,960 71.887 $8.115 35.057
6:3! 98.614 95.470 92220 88.860 £5.40% 78.344 71.259 §7.46% 38.402
7:.00 98.043 04,894 01.638 88,272 34.812 77.734 70.637 56.830 37792
7:01 97478 94.324 91.062 87.689 34,222 77.130 70.021 56.197 317108
7.02 96919 ©3.751 £0.493 87113 £3.638 76.532 69.411 55.569 36470
7.03 9h.366 93.202 89.928 84.541 83,060 75939 68.806 54948 35.838
7:04 95.R18 92,650 $9,370 85.976 B2.487 75352 68.207 54332 35212
7:05 95.276 52.102 #8.817 85416 81.920 74.771 £7.614 53,722 34.591
7:06 94.739 91.561 118.269 84.861 B1,358 74,165 67.026 $3.117 1357
7:07 94.208 91.024 £7.726 §4.312 80.802 73,624 66.443 52.518 33.357
7:08 93.682 90.493 £7.189 83.768 80.25¢C 73.059 65.866 51924 13,763
7509 93.161 85,067 £6.657 83.225 79.704 72.499 65.294 §1.335 KRBy .C
7:10 92 645 89.446 86.131 82.696 79.153 71.944 64,727 $0.752 1571
7: ! 92.134 88.93} 85.609 B2.167 78.627 71.354 64.165 50.173 30983
212 91.628 88.420 85.052 §1.644 7R.096 70.849 63.608 49.600 30.400
;:13 91,128 87.914 84.580 81.125 77.57¢ 70.309 - 63.057 49,032 29,822
7:%‘54 90.631 87.413 84.073 80611 77.048% 69.774 62510 48.469 29.249
7-16 gg.lgg 85916 83.571 80.102 76.532 £9.243 61.968 47910 28.6%;
: .8 86.425 83,073 79.597 76,021 68.713 61.430 47.387 29.118
‘7,}'81 29,171 85.938 £2.580 79.097 75.512 68.196 60.898 46,808 2?.559
7 19 gggg? 35435 82.092 78.602 75.011 §7.680 60.370 46.264 27.00%
7:20 87-75 84977 81.608 7RI 74.513 67.168 59,846 45.724 26.456
722] 87‘ g 84.504 81.128 71.625 74,019 66.650 59.327 45.189 25.9]2
3l 86%88 84.035 RD,653 77.142 73.530 66,157 8812 44 659 23
e 86. 2 83.570 80.182 16.665 23.045 65.658 58.302 44.133 24.837
: 372 83.109 9.718 76.191 72.56% 65.164 §7.796 431.6]1 24.306
g\'ulziife 7.509 5584 4.454 3,748 3.27€ 2.681 2319 1.846 1.532
Fl‘;r::;n 0.814 0.806 0.797 0.787 0.776 0.757 0.741 0,726 0.708
Laot P: y 2/02 22 2/02 2/02 uUn2 202 202 2/02 20
M 8/19 4/15 4/12 3/10 10/08 3/07 5/06 5/05 8/04

Ths iafermailan Kerrin has been prove,
D ozewecy or camplrtevess qjﬁf/,}’,“ 1alely &y ";“ Narterg LLC. Noihtr hs Liswie of he confiates nor any of I cfltes masss oy repressrmitlon s 1o

farrma rmadon Aeeln, ] , /
nfarsadan nbsquarsly find i ke ssouriies and mm:fmf?:(::.“ in 1 prilimiry ond 'M“ persedad &y ths Pplcadls praspetio mepleseni and by any arke-



(WED) 1.23 02 15:08/8T. 15:05/K0. 4800000986 P 20,

FROM
UBS Warburg LLC Cmopref
Y $:52:26 pm Janvary 12, 2002 |
e barp WFM02004B 30 year 0.0 WESE e il
TmDproj 3% m3j
Rond Balance Coupon Delay Factor Accruviog  Index Value  Reset Multipller
Since
DAl B 333,424,000.00 625000 24 1.000000 01/01/02 -1.0000

Cap  Ficor Current Sertle Deal WAC WaAM Pricing  Duration
Coupon Date Speed @Pa

- - 62500 01/30/02 30yer 692 35800 275.0PSA  100:29

Price  2.V:1 PSA PSA PSA PSA PSA PSA PSA PSA

100 150 200 250 300 400 500 700 1000

[00:73 3 1A 8144 5107 §073 6.041 5.985 3937 S84 5793
100:14 - 6.176 6.137 5.099 6.063 6.030 5572 5.922 5.836 210
100:15 6.170 6.130 6,090 6.053 6.019 5.959 5.007 5.818 5708
100:16 6.164 6.123 5,082 6.043 6.008 5.346 5.892 5.800 5686
10017 6.158 6.116 6.073 6.034 5997 5.933 5877 $.782 5.664
100:18 6.153 6,108 6.065 6.024 5.986 5.920 5.862 5.764 3.642
100:;9 6.147 6.101 £.056 6.014 5.975 5.907 5.847 5746 620
100:20 6.14] 6.094 6.048 6.004 5.064 5.894 5.833 5728 5562
100:21 6.136 6.087 6,039 5.995 5.953 $.881 5.818 5.710 3577
100.22 6.130 6.080 6.031 5.985 5.942 5,968 5.803 5.692 3555
100:23 6.124 6.073 6.022 5.075 5.932 5.855 5.738 5.674 5533
100:24 6.119 6.086 6.014 5.965 5.921 5.842 5373 5.656 5801
10025 6113 6.059 6.006 5.956 5.910 5.829 5758 5.638 489
100:26 6.108 6.052 £.997 5.946 5.899 5816 5.744 5.620 5468
10027 6.102 6.045 5.989 5.936 5.888 5.803 5.729 5.602 5,446
100:28 6.006 6.038 5.980 5.926 5.877 5790 5714 5.584 5.424
100:29 6.091 6.031 5972 5.917 5.866 57177 5,699 5.567 5.402
100:30 6.085 6.024 5.063 5.007 5.855 5.764 5.684 5549 5181
10031 6.079 6.017 5.955 5.897 5.844 5751 5.670 5.53) 3356
101:00 6.074 6.010 5.947 5.888 5.833 5738 5.655 5.513 727
101:0) 6.068 6.003 5.938 5.87% 5823 5725 5.640 5.495 3374
101:07 6.062 5.996 5930 5.868 5812 5712 5.625 5477 5.294
101:03 6.057 5.989 5921 5.858 5.801 5.699 5610 5459 3.2V
101:04 6.05) 5,982 $913 5.849 5790 5.686 5.596 $.44) $25
101:05 6.046 5.978 5.908 5.839 3.779 5,673 5,581 5.424 3.225%
101:06 6.040 5.968 5.896 5.829 5.768 5,660 5,566 5.406 5207
101:07 6.034 5.961 5.888 5.820 5757 5.647 5.551 5.388 5.185
101:08 6.029 5.054 5.880 5810 5737 5634 5.537 5.370 s.16s
101:09 6.023 5.947 5871 5.800 5.736 5.621 $.522 5.352 5142
}8}:30 6.018 5.040 5.863 5.791 5725 5.608 5.507 5.335 5123
lDl:,1 6.012 5933 5.854 5781 5714 5.595 5.493 5317 %.093
12 6,006 5.926 5.846 5772 5.703 5.582 5478 5.299 5.07¢
Avg Life 7,509 5.584 4.454 3.748 3.175 2.681 1319 1.886 1,533
R . q . . L8532

Duratton $.464 4378 3.661 1173 1.828 1372 1082 11 1418
ﬁjrirgay 2/02 2/02 2102 202 2/02 2/02 2/02 2/02 2003
ast Pay 819 418 412 N0 10/08 3107 5/06 5/05 804

T ;
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(WED) 1.23' 02 15:08/8T. 15:05/N0. 4800000986 P 21,

FROM
Cmapro}
UBS w&rbur LLC 5:52:26 pm Jonuary 12, 2002
Fixed chomenasearcﬁ WFM02004B 30 year 0.0 Marira Tu hmmwn@r{gf::{
oMop} DY
Bond Balance Coupon Delay Factor Accruing  (ndox  Value  Rofet  Muldpiior
Slace
M w 125,000,000.00 6.50000 24 1.000000 01/01/02 -1,00C0 - -
Cap Floor Cuyrrent Sefile  Deal WAC WAM Pricing Durotisn
Canpon Dste Spted @Px
- €.5000 D1/30/02 30year 692 358.00 275.0PSa 1011 '._
L
Price PSA PSA PSA PSA PSa PSA PSA PSA BSA
100 150 200 250 300 400 500 700 1000
10027 €353 6.295 6.238 6.185 5.:36 6.050 5975 5.847 < 888
100,28 6.347 6.288 £.230 6.175 6.125 6.037 5.960 5.829 5.666
100:29 6.341 6.281 6.221 6.165 6.114 6.024 5.945 5.8]) 5.644
100:30 6.336 6.274 6.213 6.156 6.103 6.011 5.030 5.793 5.623
10031 6.330 6.267 6,204 6.146 6.092 5997 5,918 5.775 5.601
101:00 6.324 6.260 5.196 6.136 6.081 5.984 5,901 5.757 5.579
101:01 6319 6.252 5,137 6.126 6.070 5.97) 5886 5739 5.557
101:02 6.313 6.245 5179 6.117 6.059 5.958 5571 5.721 5.536
101:03 6.307 6.238 5.170 6.107 6.649 5.945 5.856 5703 3514
101:04 §.302 6.231 5.162 6.097 6.038 5932 5.841 5.685 5.492
101:05 6.296 6.224 6.154 6.087 6.027 5919 5.826 5.667 5.470
101:06 6.290 6.217 6.145 6.078 6.016 5.90¢ 5812 5.649 5.449
101:07 6.284 6210 £.137 6.068 6.005 5893 5797 5.632 5.427
101;08 6.279 5.203 6.128 6,058 5.954 5.880 5.782 5.614 5408
101:09 6.273 6.196 6.120 6.048 5.983 5.867 $.767 5.596 5384
101310 6.267 6.189 611 6.039 5872 5.854 $.752 5.578 5.362
101:1) 6.262 6.182 6.103 6.029 5.961 5.841 5738 5.560 5.340
101:12 6.256 6.175 6.095 6.018 5.950 5.828 5.723 5.542 5119
10113 6.250 6.168 6.086 6.010 5.940 S.81S 5.708 5524 5.297
10114 6,245 6.16) €.078 6.000 5.020 5.803 5.693 5.507 5.275
101;1$ 6.239 6.154 6.069 5.950 5918 5.790 5.679 S.489 5254
101:16 6.234 6.147 6.061 5.981 5.907 5777 5.664 547 5232
101:17 6.228 6,140 6.052 5.971 5.898 5.764 5649 5453 5.211
10;:13 6.222 6.132 6.044 5961 S.885 5.751 5.634 5435 5.189
101:19 6.217 6.125 6.036 5952 5.874 5.738 $.620
101:20 6.211 6118 6027 5942 5864 5.725 5.608 gficl)g §%25
101:2) 6.205 6.111 6.09 5.932 $.853 572 5.590 5.382 S.124
101:22 6200 6lo4 601l 5923 5842 5699 5576  S164 5103
101:23 6.194 6.097 6.002 5.913 5.83] 5.686 5.561 5347 5081
101:24 6.188 6.050 5.994 5.903 5,820 5.673 5.546 5.329 5.060
101:25 6.183 6.083 5.985 5.894 5.809 5.660 5.532 5311 5.03¢
101:26 6.177 6.076 5.977 5.884 5.799 5.648 5.517 5.203 5.017
Avg Life 7,508 5.584 4454 3.748 3275 2.681 1.31
. - « -e .. 9 « . 3 v
Duraton 5416 4.349 3.641 3.160 2,418 2,356 2.077 }:?g Jlii‘z'
I'LI:: :‘,ny ml): /02 /02 2/02 2i02 2/02 2/02 2/02 2,0
BY & 4/18 412 3N 10/08 3/07 5/06 /08 8/04

Fhs informuion hemin Aoy demy proded soiely by Ubis Warburg LLC. Nelther \hy tsrver of 1he ‘W‘“ or qu Jm &7ty mabes ony reprerensanian oy
acuacy I
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FROM ) (WED) 1. 2302 15;09/8T. {5: 05/N0. 4800000986 P 72
Cmapro|
UBS Warburg LLC 5:53:36 pm January 32, 2002
Fixed Income Resewrer WFM02004B 30 year 0.0 Merina Tukhin muthio Galeddog
amoprof A0 Page 5
Bond Dolonce Coupon Delay  Factor Acerulng  Yoder Value  Reset Multfpller
Since
L A| R 125,000,000.00 600000 24 1.000000 01/03/02 10006 - .
Cap Floor Curreny Seitle Deal WAC WAM Pricing Duratloa
Coupon Date Speed @ Px
. - 60000 01/30/a7 30year 652 3S8.00 275.0PSA  100:15
Price PSA PSA PSA PSA PSA PSA PSA PSA PSA
100 150 200 280 300 400 500 700 1000
5531 6.008 3553 5975 5.960 5545 5920 T357 3881 <815
100:00 6.003 5.98$ 5.967 5.950 5934 5.907 5.884 5.843 5793
100:01 5.997 S.978 5.958 5.940 5923 5.894 5.869 5.825 5771
100:02 5.092 5.970 5950 5930 5913 5.881 5.854 5.807 5.749
100:03 5.986 5.963 $.541 5.921 $.902 5.868 5830 5.789 5727
100:04 5.980 5.956 5513 591 5.891 5.855 3.824 59N 5706
100:05 5.975 5.949 5924 5.901 5.880 5842 5.800 5783 S.684
iggg: ;329 5.942 5916 5.391 5.869 5,829 5.794 $735 5.662
; 963 5.015 5.907 5.282 5.858 5816 5778 5717 5.640
100:08 5.958 5.928 5499 5.872 5.847 5.803 5.764 5.699 5.618
100:09 5.953 5.021 5.491 5.862 5.936 5.790 5,750 5.681 5.596
100:10 5.946 5.914 5.682 5.852 5.825 5771 5,735 5.663 5574
100:1 5.941 5,907 5.874 $.843 5.814 5.763 5.720 5.645 5,552
10012 5.035 5.900 5.865 5.833 5.803 5.150 5.705 5.627 5.530
10013 5,930 5.803 5.657 5,823 3.792 5.737 5,690 5.609 5.509
:gg:m 5.924 5.886 5.548 $.813 5.781 5924 5.675 5.591 5.487
15 5918 5.879 5.840 5.804 5.770 5711 5.660 5.573 5
100116 5.013 5.872 5.832 5.794 5.759 3698 5.646 slsgs 2333
100:17 5,907 5.865 5.823 5784 5749 5685 5.631 5537 542
100:18 5.901 5.858 5815 5.775 5138 5672 5616 5519 5400
100:16 5.896 5.85) 5.806 5.765 5727 5.650 5601 5.501 5375
100:20 5,850 5.844 5.798 5755 5716 5,646 5.586 5.483 5.356
100:2} 5.885 5.837 5.790 5.745 <705 5.633 5.571 5.466 5338
igg;; :g? 5.830 5781 5.736 5.693 5630 5.557 5.448 5.313
: 873 5.823 5773 5.726 5.683 5.607 5.542 5.4 i
100:24 5,868 5816 5764 5716 €672 5.595 5.527 5:4?2 §§§$
100:25 5.862 5.809 5.756 5.707 5.662 <582 5.512 5304 5.247
%gggg 5.857 5.802 5.748 5.697 5.65) 5560 5.498 5.376 5228
CERNE -  OC
: , . 7 _ 5 5.543 5.4 .
§ 88%3 5.840 5,781 5.723 5.668 5618 5.530 5.4§§ § §§§ gis;
: $.834 5.774 5714 5.658 5.607 5.517 5.439 5.305 5.139
Avg Life 7.309 5.584 4.444 3.748 i3
- A . 1278 .
Duration 5514 4,408 3.680 3.187 1,8;9 ;:?:; ;“;;3 ;gg: }ﬁg
First Pay 2/02 202 2/02 202 /02 102 Y > :
Last Fay e e 2 2 2 2002 2/02 /02
) 37190 10/08 3107 5/08 /0§ /04
b 1 rein
by .b‘bmm,w,:‘;"»,;:mﬁ"z:", ,‘,‘,’,"‘:";‘x’t‘: il z“’lﬁfl LLC. Naliker the lsruer of the a;ﬂkalu nir ) o 10 Qs mates any gAY as
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FRON (WED) 1.23'02 15:09/8T. 15:05/N0. 4800000986 P 23

Cmuopro)
Warburg LLC $:52:26 pm Janugry 22. 2007
Eﬁ?mmmsmﬁ ‘WFM020048 30 vear 0.0 Marins Tuhin modkhinBsleddog
cmaprof3od Page§
-
Bond Balance Caopon Delsy Factor  Accruing Index Value  Reset Multipller
Since
SR LB 13300500000 650000 24 1000000 0iA0L/02 -10000 - -
Casp  Floor Current Settle  Dea] WAC WAM Pricing  Duratlov
Caupon Date Speed @rx
; - 65000 01/30/02 30year 652 358.00 275.0PSA  97:06
Price PSA PSa PSA PSA PSA PSA PSA PSA PEA
100 150 200 250 306 400 500 700 1000
96:22 6.85] 6.882 6.923 6574 7.034 7.165 7,286 7.48KR 774k
96:23 6.84R £.879 6.920 6.970 7,028 7.159 7.278 7.478 2738
9624 6.845 6.875 6916 6.966 7.024 7.152 7.270 7.468 7.723
96:25 6.842 6.872 6.912 6.961 7.015 7.146 7262 7.458 1710
96:26 6.839 &.869 6.908 6.957 7.014 7139 1255 7.448 7,697
06:27 6.836 6.866 6.905 6.953 7.009 7.133 7.247 7.438 7 684
96:28 6,833 6.862 £.901 6.949 7.004 7.127 7.238 7.428 7.671
ggzzg 6.830 6.859 6.897 6944 6.995 7.120 7232 7.418 7.659
0 6.827 6.856 6.89 . . 2 7 7
9631 6.825 6.853 6.893 g.ggg 2.333 ;:llcl)g 7'3%2 738; ~f'§;§
97:00 6.822 6.849 6.886 6.932 6.985 7.10 7.209 7.389 7.620
he g dsogm o oemo oowoomom nm g
: . . ) 92 . ) . 7.369 7,595
g;:-gi g.gls 6.840 6.875 6.919 6,970 7,082 7.186 7.359 582
97:05 6-8(1)2 6.836 8812 6.91S 6.965 7.076 7.178 7.349 7.569
o7 6207 6.833 6.868 6.910 6.96C 7.070 7.170 7.339 7.556
: A 6.830 , : 7 54
o7:07 6.801 R IR B et P30 T
5708 6.;92 6.824 6.857 6.898 6.945 7,051 7.147 7.309 7518
; 6.79 6.820 6.853 6.893 6.941 7.044 7.140 7.300 7,506
97:10 6.793 6.317 6.849 6.889 6.936 7,038 7 ' 1
97:11 6.790 £814 6.846 6.885 6.93 7.032 vi%i 3%38 “322
37}; g;gz 256 ; 6.842 6.881 6.926 7.025 7117 7.270 7.467
i 6763 . 6.838 6.877 6.921 7.019 7.109 7,260 7.455
97 1% 5178 223? 233? gggg 6916 7.013 7,102 7.250 7.442
A s 6801 6831 868 s.gé é 7.006 7.094 7.240 7.429
A L 5798 5827 68 6.9 7,000 7.086 7.231 7 417
o718 e 578 o84 6'360 6.902 6.994 7.079 7.22) 7404
o710 8170 s1al 520 6.855 6.897 6.988 7.07} 7.211 7.391
97:20 6764 6785 S4B 6o ca  eak Jom el T
97:2 : - ' a8/ . . 191 7.366
N :u 6.761 6.782 6.809 6.843 6.882 6.969 7,048 7.182 2383
vg Life 21.577 17.325 11.809 11. e
Duston  1L0B  ss1 wesr  7ss ey Lol S 3re  oin
First Pay 819 4ns 4 30 0s w7 e wes b
LastP !
st Pay S$/28 118 4121 12/17 /1§ 8/10 $/08 6/06 4/0%

N WN‘NVIM Mreln hsi Ao prowidind “}'Ub [4-11 Warlarg LLC. Nabhyr v
7 1l1e [tryer fthe ﬂ'JlViﬂ’u hryg I iliqsy sty Yy repiasriarion i1 (s
{18 3¢curary oy cemplamen of 1he Infermatian Aeveln. Nis {eformaiian harein U;Hnl"ﬂﬂo wiid will be Hlﬁﬂlly y Fiy Wklﬂ hpM'ﬁM Npplemons and By oy orher

ARl ™™ ) mam e e -




(WED) 1. 2302 15:09/8T. 15:05/N0. 4800000986 P 24

FROM
UBS ‘vErbur LLC - $:52:28 pm J'anuagg:'??afﬂ
Pixed Incame Rmearc% WFM02004B 30 year 0.0 Marino Tubtin mmwn@ﬂ;:y;oﬁ;
cmopm]A0)
Bond Balanca Coupon Delay Facter  Accrulng Inder Value  Rodst  Muldplier
Sloce
A7 25,000,000.00 6.50000 24 1.000000 01/01/02 -1.0000
Cap Floor Currens Sottle Deal WAC WAM Pricing Duration
Coupon Date Speed @Px
- - 6.5000 01/30/02 30year 692 353.00 275.0'S4A 100.2)
4.9YR SEQ
Price PSA PSA PSA PSA PSA PSA PSA PSA PSA
100 150 200 250 300 400 500 700 1000
700:05 G.500 8.353 €465 6.446 6428 6,359 6.356 6301 6.333
100:06 6496 6.477 6.458 6.438 6.418 6379 6.344 6.286 6.214
100:07 6.491 6.472 6.451 6.431 6.409 6.368 6.332 6.271 £.195
100:08 6.486 6.466 £.445 6.423 £.401 6357 6319 6.256 6.176
100:09 6.482 6.461 6.438 6416 6.392 6.347 6.307 6241 6157
100:10 6.477 6.455 6.432 6.408 6.384 6336 6.295 6225 6.139
100:11 6.472 6.449 6.425 6,400 6375 6.326 6.283 6210 6.320
100112 6.468 6.444 6.415 6.393 6.367 6315 6.27] 6.195 £.10Y
100013 6,463 6.438 6.412 6.385 6.358 6.305 6.258 5.180 6.082
10014 6.458 6,431 5.406 6378 6.350 6.294 6.246 6.165 6.063
100:15 6.454 £.427 5.399 6370 6341 6,284 6.234 6.150 6.043
10016 6.449 6.422 5393 6363 6333 6274 6222 6135 6.026
100:17 6,444 6416 6386 6355 6324 6263 €209 6120 6007
100:18 6.440 6411 6.380 6.348 6.316 6.253 6.157 6.105 5.988
100:19 6.435 6.405 6.373 6.340 o i ' '
: 34 6.307 6.242 6.185 6.089 5.970
100:20 6.430 6.400 5367 6333 6,299 6.232 6173 6.074 $.951
100:21 6.426 6.394 6.360 32 ‘ ;
100:22 6.421 6389 6354 2 3:3 3%29 253} gigé g'gig gg?i
100:23 6.417 6.383 6.347 6311 6273 6,200 6.136 6.029 5.89
10024 5412 6377 6341 6303 6265 6190 6124 6014 377
10026 6.503 6366 6328  sans S%ﬁﬁ §160 €100 So84 S50
: 6.398 6.361 6.322 6.281 6.239 6.159 6.088 5.965 5.82;
%83;3 :;3; 6.355 6315 6.273 6231 6.148 6.076 5.954 5.202
100:30 6.384 P gfggg §'§§§ g%ﬁ gﬁg oS Sow b
100:31 6.380 6.339 6.296 6.251 6.205 £.117 ﬁ'ggé Soe8 e
101:00 6375 6333 6289 6244 6197 6107 6 A n
101:01 €391 T 6288 §244 812 1 6.027 5.894 5.728
10102 6.366 632 §276 6229 6180  come  eoos 5860 Séor
101:03 6.361 6317 6270 622 17 ' ' ‘ o
o . . . 6172 6.075 5991 5,845 €72
1 1%355575 631) 6263 _ 6214 6163 <oss 5979 sass  yes:
vg Life . 8.127 6.481 534 :
Duration 6.6R0 5.587 4,762 4.13? 323 i';.:: :g; :.;9& 1.81::'
F‘rlf Pﬂy 2/02 2/02 2/02 2002 1 ~~ 0 . 51 !.650
Lagt o ps 202 210 201 202 2/02 2/02 2/02
1 12117 ans 21D 5/08 6/06 4/05

s informoiion hereln has beon plur

® OCONY #8 campldre, s
J:ﬁammmmwo"},‘f:ﬂ:a’

TAAl = 3 o>

et 13lely fy VS Werberg Li . MNafthe

14
VOrmation hirein, The Infarmoiisn hendn (4‘: ol ”:%'?mm evade

the Fauslla) g8 wrhings cammissicn,

. -~

4

5/ 10 finids kot any 1egresenjanan gy 1a
£Y RPNl prospoe~o ipplemen and by amy viivee




rRON ) LV A
UBS ‘varburﬁ LLC 7 J:52:26pm Janvacg‘}oggg;
2)::2 ‘Ln;omc Rescarc WFM02004RB 30 year 0.0 Marina Tukhln mmkh(’ny@]#ddog

xge 8
Bond  Balencs Cempon Delsy Factor Agcrung Indes Vlue  Retor Mulpllr
{nce
A3 3370,000.00 650000 24  1.000000 01/01/02 21.0000 - -
Cap Floor Current  Setle  Deal WAC WAM  Priclng Duration
Coupon Date Speed @ Px
: 6.5000 01/30/02 30ycar 0652 358.00 275.0PSA  97:23
Price Pfaxu PSA PSA PSA PSA PSA PSA PSA PSA
TT59 509 mld;“ 200 250 300 400 500 700 1008
e . . .88 6.944 7000, 08 =T : =
AR AR
; : : : : 988 :
13 gggp} 6334 gg;g ggig 6.983 ;835 3}% 333% Zggf
97:14 6.794 6827 6R6d  Es18  can o giee zal Tk
. . ' . 19 . n
o715 679) 613 6864 Gol4  Gacs 706 T1ds 129 <ase
716 6.738 £.820 £.860 5505  s9s0 7055 714l 7280 749
33515 6.785 6.916 6.856 6.904 6.954 7.049 7133 7278 e
5719 6.782 6.813 6.852 6899 6949 7.041 7124 7267 483
87420 6.779 6.309 5848 6894 €943 7034 7115 736 5436
07:20 6776 805 sBMA 6B €93 017 7107 7286 743¢
372 172 6.802 8.839 6.885 6.93 7.020 2,098 7.235 s
3723 6,763 6.798 6.835 6880 6926 7013 7000 7934 4199
9734 6.766 6.795 6.831 6875 6920 7006 7081 72 7.295
. 763 6791 6.827 6.870 6.914 6.999 7.073 7%0; ~§§§
9728 6760 G788 6823 GRES 6909 6591 7065 7.9 ;
97:27 T 6.784 6819 6860 6503 6984  7.056 182 7355
o727 6.754 6.781 6815 6855 6397  6577. 7. 7182 9.34]
57:29 2-7,51 6.777 €810 6.850 6.392 €570 7.8‘318 7.171 7327
2730 6748 6.774 €806 6945 6885 6963 gon g0 734
9731 ‘;35 6.770 6.802 6.84) 6.88] 6.956 7'0231 7339 3.300
98:00 835 6.767 6.798 6836 6875 6949  7.0)a 139 087
e 6739 6763 675% 6831  caés 6942 7006 718 303
: - 6.760 6,790 6.826 oy ‘ :
38:05 673 €756 6786 68 G858 6917 come  rme A8
98:04 6721 674 ST 6B6 e&s2 6920 698 Xy
: ) 4 A 811 ) 3 : ’ e
Sy oab fme e g G531 605 Gaei  Tog Lo
ou.01 6718 6738 6768 o oBS 6% eoss 08 77
: 6.715 6.735 €761 ' : 6892 6947  7.043 1163
AvgLife 18,780 4.3 : §792 6824 6885 6530 7032 7.152
Duradon 10:446 19233 ‘};':zg 8.851 7292 5.487 4.505 3.437 4.842
Flrst Pay 8/19 418 '"!/12 6,498 5.609 4.459 3.774 2.975 2.344
YV.ait Poy 2122 8/17 4114 g?ﬂ 10/08 3/07 S/06 5/0% 104
1 __ 1008 07 1006 805 10704
T4 lnformaifon Aewin has bosn provided amlly
142Uy o7 completes aoldly by VLS Farbury LLC Nelther b of the "
e T s e b s e T S L T R e




(WED) 1. 25 02 15:09/8T. 15;03/50. 4800000986 P 26,

FROM

Cmopraf
UBS Warbure LLC 5:52:26 pm January 21, 2001
Fixed Inceme R.esem—cg WFM02004B 30 year 0.0 Marina Tukhtn makhint@uleddog
eMopro|803 Page »
Boud Balance Coupan  Delay Factor  Accrulog Inder Value  Resst Multipller

Since
A4 3,040,000.00 6.50000 4 1.000030 01/01/402 -1.0000 - -

Cgp Flaar Current Settle Deal WAC WaM Pricing  Darstlon
Coupan Dase Speed ®Ps

- - 6.5000 0173002 30yew 692 35800 275.0PSA 9723

Price PSA PSA PSA PSA PSA PSA PSA PSA PSA
100 150 200 250 300 400 £00 700 1000
57:0% 6.798 €822 6.857 GH09 6.951 7.053 7149 7308 7513
97:10 6.793 6.819 6.853 6.895 £,945 7.047 71.141 7.295 7.500
97211 6.790 6.815 6.849 6,891 6.941 7.040 7.133 7.285 7.447
97:12 6.787 6.812 6.845 6.886 £.924 7.034 7.126 7276 7474
g7:13 6.784 6.809 6.842 6.882 6,931 2.028 7.118 7.266 7486}
97:14 6.782 6.806 6.818 6.878 6.92¢6 7.021 7.110 1.256 7 449
97:15 £.179 6,802 6834 6.873 €.92° 7.015 7.102 7.246 1438
97:16 5.776 6.799 6.8 6.869 6.915 7.008 7,095 7.236 423
97:17 6.773 6.796 6.827 6.865 6911 7.002 7.087 7.226 7410
57:18 6.770 6.793 6.823 6.861 6.906 6995 2,078 7.216 7397
97:19 6.767 6.790 6.819 6.856 6.901 6.989 7.071 7.206 7.385
97:20 6.764 6,786 6.816 6.852 5.896 6.983 7.064 7.196 1372
9121 6.761 6.783 6.812 6.848 6.851 6.976 7.056 7.186 71359
97:22 6.759 6.780 6.508 6.843 6.886 6.970 7.048 7.176 - 346
97:23 6.756 6777 6.805 6.839 6.881 6.963 7.040 2.167 ©33%
;;;-51 2.753 6.773 6.801 A.B35 6.876 6.957 7.033 7.187 7.32;
‘ 750 £.770 6.797 6.831 6.871 6.951 7.025 7 -
97:26 6.747 6.767 6.794 6826 6.866 6.044 7.017 7. %;; "%gg
37323 6744 6.764 6.750 6.822 6.861 6.938 7.009 1127 7.283
93129 6.741 6.761 6.786 6.818 6.856 6.931 7.002 7117 7270
97:50 2.739 6.757 6.782 6.813 6.851 6925 6.994 7.107 7257
97:38 736 6.754 6779 6.809 6.846 6919 6.986 7.097 7.245
! 6.733 6.751 6.775 6.805 6.841 6912 6.979 7.028 1.232
58:00 6,730 6.748 677! 6.801 6.836 6.906 6971 7.078 ~218
gg:g; 6.727 6.745 6.768 6.796 6.831 6.899 6.963 7.068 3,306
S:02 6.724 §.741 6764 6792 6526 6893 6956  7.058 7.9
08.03 6.721 6.738 6.760 6.788 6.82; 6.887 6.948 7.048 7,181
58:04 6.719 6.735 6.757 6.784 6.816 6.380 6.940 7.038 7168
b:05 2.716 6.732 £.753 6.779 581} 6.874 6932 7.029 7156
2807 6713 6.729 6.749 6.775 6806 6868 6925 7.019 2,143
28:07 70 6.725 6.746 6.771 6.801 6.861 6917 7.008 7130
: : 6.707 6.722 £.742 6.766 6196 6.855 £.909 6.990 1118
Avg Life 213
Duration u.ul): 16.886 13,343 10.663 8.608 6.251 4.989 3,754 1.829
Durad 9.876 8.603 7421 §364 4.962 4117 3.218 1,496
st P:L ;z: 817 414 9/11 12109 11/07 10/06 8/05 30704
520 9/16 10/13 711 10/08 507 12/05 12/04

Tha bPrmgtian kerdn bas been provided dolaly by AT {
e pril R T el 'y URS Warkurg LLC. Notitar g (etuer of the aler £2r gy of (y afliding mares 4y repvsenmiion
infermoden subsequamsy flled wivy rgﬁ""mmﬂ'bm;fmmﬁﬁg‘l”" 4 proliminry ond wijl be n@me?tfhy Thé QpoHeaAls proqmeerns .-sc;lq’aﬂ:{ by any ahse




The Infarmation hevsin kay bian prapiddeg salely by
Ne acounecy or complitsas of the quaw
informailon suuqpuently fiisd wiih s seciritg o

o8 bery

I8 Tho Jaforma)
nd cichonge comms,

VAS Warturg LLC. Noirhar the lexyoraf e o
l::l::'dn 1t prelimingey wd will bo pgarta

dfas \or dfy of ifs offifiaies mates cny rpessrinsiod os o
y-% the qppllcoble progpacing :wyl-mv‘«d &y pay other

4

[00 15:09/8T, 15: 05,/N0, 4800000986 P 2T
TROM ) . (WED) 1. 23 02 15;‘92./:11 §21 b9 LR
Cmoproj
i C §52:26 Janu 22 2094}
ggsl “}xg{giiﬁ LL WFM02004B 30 year 0.0 Maring Tukffn moithin@sieddog
cmopro]Ttl ?a'ny
Bond Balance Coupon Delay Factor Acscruh\s Index Value  Reset  Malttpler
{nco
AS 200000000 650000 24  1.000000 01/01/02 ot . ;
Cap  Floor Current Sottle Dead WAC WaM Pricing Duraton
Coupon Date Speed @ Px
- - 6.5000 01/30/02 30yecsr 692 35800 275.0PSA  97:25
SR
Price PSA PSA PSA PSA PSA PSA PSA PSA PSA
100 150 200 250 300 400 500 700 1000
9708 6,785 6.803 6.827 6,859 6.899 7.000 7.004 7.251 7453
97:10 6.783 6.800 6.824 6.855 6,834 6.995 7.087 7.242 7,441
9711 6.780 £.797 6.821 6.852 6.890 6.589 7.080 7.232 7429
97:12 6777 6.704 6817 6.848 6.886 6.983 7.073 7223 1417
97:13 6.774 6.751 6.814 6.844 6,882 6978 7.066  7.214 7.405
97:14 6.772 6.788 6.811 6.840 6.877 6.972 7.059 7.208 7.393
97:15 6.769 6.785 6.807 6.837 6.873 6.966 7,032 7.196 7381
97116 6.766 €782 6.804 6.833 6.869 6.950 7.045 7.187 7369
97:17 6764 6.779 6.801 6.829 6.86+ 6.955 7.038 7177 7357
9713 6.761 6.776 6.798 6.825 6.860 6.949 7.031 7.168 7348
97:10 6.758 6.773 6.794 6.822 6.856 6.943 7028 7189 7333
97:20 6.755 6.770 6.791 6.818 6.852 6.93R 2.017 7.150 7321
9721 6.753 6.767 6.788 6.814 6.847 6.932 7010 7.14] 7300
97:22 6.750 6.764 6.784 6.810 6.843 6.926 7.003 7132 1297
97:23 6,747 6.761 $.781 6.807 6.839 6.921 6.99% 7123 7285
9724 6.744 5758 5.778 6.803 6.834 6915 6,989 7.113 1273
97:25 6.742 6.755 6,774 2 3.
- 97:26 ..6.739 6782 ____1;_7_’]] 65 19995 2339 2?,22 g'fgs-ay% 1122 __{s_%él
0727 6.736 6.749 £.768 6.752 §.822 6.89R 6968 7086 7238
97:28 6.734 6.746 6,765 6.788 6817 6.892 6.961 7077 1336
b7:29 6.731 6.743 6.761 6,784 6.813 6.887 6.954 7.068 7214
97130 6.72% 6.740 6.758 6.781 6.809 6.881 6.947 7.059 7.202
97:3) 6.725 6.137 6.755 6.777 6.804 6.875 6.940  7.050 7.180
338‘,‘ 2'7;23 6.114 6.751 6.773 6.800 £.870 6934 7.040 7178
: 720 6.722 6748 : 73 "
98-02 6717 £.929 6.745 f; ;gg 2735 2333 2’3% ;g%% B 22
98:03 6715 6.726 6.742 6762 6787 €853 6913 7003 4143
9804 6.712 6723 6.738 6758 6.783 6847 6906  7.004 513
98:05 6.709 6720 6.735 6.755 6.77% 6841 6899 6995 119
08:05 6.707 6717 6132 6,751 6.775 6.836 6,892 £.586 At
gggg 6.704 6714 6.129 6.747 6.770 6.830 §.885 6?937 ‘-;:523
. 1 6.701 6711 6.125 6.742 6.766 6.824 6.878 6.968 3,083
AvgLle  24.081 19.9%0 16.210 13,157 10.697 7280 5,642 4,108 3.046
Duradon 11.701 10.769 9,651 8.523 7434 5,601 4563 3.483 2.669
f;‘}::; iﬂy gm 5/10 $/16 1013 T 10/08 £07 1205 1304
ay_ /27 12723 2/20 11/16 314 1/10 2/08 S/06 308




WED) 1. 7307 15:10/ST. 13;05(N0, 4800000986 £ 45

FROM
Cmopro}
URBRS Warburg LL.C 5:52:26 pm Jonvary 22, 2002
Fixed Income Rucucﬁ WFM02004B 30 vear 0.0 Marina Thblﬁ:,mmﬂ?@:lcddag
cmepm) 401 Pagel
Bond Balance Conpon Delay Factor  Accrufog IJudex Value  Reset Muitipiler
Sinee
A6 690,000.00 650000 24  1.000000 01/0}/02 <1006 - -
Cap Floor Current Seftle  Deal WAC WaM Pricing Duratian
Coupon Date ' Spsod (R
- - 65000 0130/02 30yesr 692 358.00 27S.0PSA 9725
e
Price PSA PSA PSA PSA PSA PSA PSA PSA PSA
100 150 200 250 00 400 500 700 1000
57:09 8,780 6790 €810 6.835 6.856 6.962 7030 7217 7418
SiSH R om oag onomoTmoow
' . . , . R . 2. 7.200 7.393
97:12 6,772 6.783 6.80) 6.824 6.854 6.946 7.039 7.191 7.382
9917,: {3 2.7169 €.780 6.798 6.82) 6.851 6.941 7.023 7.183 7370
TELRN - LA S 1O O T2 S S
: . : i : 843 931 02 168 7.347
g;:}g 2.76; 6,772 6.788 6.411 6.835 6.926 7.013 7.156 7,336
: 15 6.769 6.785 6.807 6.835 6.921 7.007 7.148 7325
g;f]!g 6.756 6.766 6.782 6.804 6.83] 6.915 7.000 7.139 7313
97:?0 g;gg 6.763 6.779 6.801 £.818 6910 6.994 7.130 7,302
97:2.]. 6.748 6.760 6.776 6.757 6.824 6.905 6.987 2.122 7.250
97:22 6. : 6.758 6.773 6.794 6.820 6.900 6,981 7.113 7.278
9733 6';,42 6.755 6.770 6.790 6.816 6.895 6974 7.104 7.267
5120 E20 6745 £154 €24 eas  ome 3% 70 725
: i : . . : ' 961 7.087 7.245
97:25 6.737 6.746 6.761 6.780 6.803 6.879 6.955
: . . : : : 7.078 7.233
g;ég g:’lgg g.:l’gq 6.758 6.777 6.801 6.874 6.948 7.070 7.222
927 6732 87 é 6.155 6.773 £.797 5.869 5.942 7.06) 7.210
07.20 S 1ey 6.%5 g.z/sz £.770 6.791 6.864 6.935 7.052 7.158
07430 6934 e 6.72?; 2'7;23 6.789 6.859 6.929 7.044 7.188
5731 & 11 e § T4t 6763 6.785 6.854 6.922 7.035 7.176
9500 4T R . . 6.782 6,849 £.916 7.026 7.165
. 6'?16 o727 6.739 6.756 6.77% 6.843 6.909 7.018 7,153
98:02 6.714 6721 ST 675 P i i 700 15
53:03 6711 6.718 6.130 6.746 6. ' ' ‘ e
98.04 €708 : 6. : 766 6.828 6.890 6.992 7.119
98:05 5706 27,{‘35 EZ%Z 6.743 6.763 6.823 6.884 6.983 7,108
oE.06 6703 R 5724 6740 6.759 6818 6877 6975  1.097
98:07 6700 §707 e 67 g 6,755 6.813 6.871 6.966 7.085
58.08 S a9 e a0s . 73 6.751 6.808 6.864 6.957 7,074
e ; . 6.715 6729 6747 £.802 6.858 6.949 7.06%
vg Life 25.932 22,438 18.65
Duration 12088 11365 10.414 1:3:; 13'625 e Sm dae 3159
Fire: Pay 827 oy o : 312 6176 4507 3.668 1786
Lost Pay il s o u16 3/14 110 2/08 5/06 3/05
12/17 3/18 8/10 5/08 6/06 4/08

Thv yformallon bersin bas b provided ) o
1\s acoumey or zamplrimness Bfﬁl‘l ﬂ:}fﬂ:“w"ﬂ-‘ aburg LLC. Pejiaar (o Jigusy 31 1he conflears aor It afPhsrac ma
4farms 4 . 5 -
‘ dan "NQNalyﬂ ot Sdrk mn&dﬂu ond ;{:gﬁ::‘:ﬁd:: eim L prelingnary ond Wit e ’V”’:?‘z) rha qggiteglls Sg;zﬁ{’:!mlxz by 8y ather




WED) 12302 15:10/8T. 15:09/N6, 4800000986 P 25

e -

FROM
Warburg LLC s 01
8§:52:26 pr January 22, 2002
%Sl:\oomgicee‘g;ﬁ WFMO02004B 30 year 0.0 Marina Tu&lnmwm@igfd:g‘j
cmapro}.88y ['{
Band Balance Coupon Delay Factaor Accrulng  Inded  Value  Reset Multlplier
Sinee
2AK P _F553000000 630000 _ 3¢ 1000000 0101/ 1.0006 '
Cap Floor Current Seftle Deal WAC WAM Pricing Duratiop
Coupon Date Speed @ Px
- 6.5000 0130/02 3I0yeswr 6.92 158,00 275.0PSA  100:20
R
Priee PSA PSA PSA PSA PSA Psa PSA PSa Psa
100 150 200 250 300 400 500 700 1000
100:04 6.495 6.495 6.495 6.455 6.495 6483 6.463 6.426 8381
100:05 6.490 6.490 £.490 6,450 6.489 6.477 6456 6.417 6.369
100:06 6.485 6.485 6.A85 6.485 6,484 6471 6.449 6,408 6.358
100:07 6479 6.479 6.479 6.479 6.479 6.465 6.442 6.393 6.346
100:08 6.474 6.474 6.474 6474 6.474 6.459 6.434 6390 6.534
100:09 6.469 6.469 £.469 6.469 6.468 6433 6.427 6381 6.323
100:10 6.464 6.464 6.464 6.464 6.463 6.447 £.420 6372 6.31%
100:11 6.459 6.459 6.459 6.459 6.458 6.441 6413 6.363 6.300
100:12 6.453 6.453 6.453 6.453 6.453 5436 6.406 6.354 6288
100:13 6.448 6.448% 6.448 6.448 6.447 6.430 6.399 6.345 6.277
10014 6.443 6.443 6.343 6.441 6.442 6.424 6.392 6,336 6.265
100:15 6.438 6.438 6438 6.438 6.437 6.418 6.385 6.327 6.254
100:16 6.433 £.433 6.433 §.433 6,432 6412 6.378 6318 6.242
100:17 6.427 6.427 6.427 6427 £.427 5406 6371 £6.309 6.23;
100:18 6.422 6.422 6.422 €.422 §.421 4,400 6.364 6.300 8219
100:19 6.417 6.417 6.417 6.417 6416 £.395 6.357 6,291 6.2%7
100:20 6412 6.412 6.412 6.412 6.411 8389 6.351 6.282 6.:96
100:2! 6.407 6.407 6.407 6.407 6.406 £.383 6344 6.273 6,184
100122 6.402 6.402 6.402 6.402 6.401 6377 6337 6.264 6.173
10023 6.396 6.396 6396 6.396 £.395 6.371 6.330 6.255 6.161
100:24 6.351 6.391 6.39]1 6.391 6.350 6.365 6.323 6.246 6.150
100:25 6.386 6.386 . 6,386 6.386 6,385 €.359 6.316 6.237 6,13%
100:26 6.381 6.3R1 6.381 6.381 €.380 €.354 6.309 6228 6.127
100:27 6.376 6.376 6.376 6.376 6.375 £.348 6.302 6.219 6.1:8
100:28 6.171 8.371 6.371 6.371 fi.369 6.342 6.295 6.210 6.104
100:29 6.365 6.365 6.355 €.365 6.364 6336 6.288 §.201 6.053
100:30 6.360 6.360 6.360 6.360 €.359 6.330 6.281 6.192 6.08!
100:31 6.355 6.355 6.355 6.355 £.354 6.324 6.274 6.1R4 6.070
101:00 6,350 6.350 6.350 6.350 6.349 6.318 6.267 6.175 6.058
101:01 6.345 6.345 6.345 6.345 6.344 6.313 6260 6.166 6.047
101:02 6.340 6.330 6.340 6.340 6.338 6.307 6.253 6.157 6.035
101:03 6.334 6334 6334 6.334 6333 6.30! 6.24¢€ 6.148 6022

Avg Life 8343 8.3143 8.343 8.343 8.271 6.920 5.498 4.082 3.054
Duration 5.967 5.967 5.967 5.967 5.937 51N 4.425 3.438 2.643
Firat Pay 2j02 2/02 2/02 /02 2102 02 /02 2/02 2/0z
1,85t Pay 6/16 6/16 6/139 6/16 6/18 7/11 10/08 9/05 6/05

Tho Infarmartan horsin has bean providad solety 8y URS Was, o. i maloy
155 c2rwracy or comglnanats of Ky Informenan h,'ﬁl. b ] m-allznﬂﬁy&:'l";}vll'l‘gég):: cm‘:" ore i ek P A s
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(ED) 1,73 02 15:10/ST. 15:05/0, 4800000986 ? 30

FROM
' . Cmopro]
UBS Warburg LLC $:52:26 pm January 32, 2002
Fixodslncomc Seloud 3 WFM020048 30 year 0.0 Marina Tuihin mbuthin@sloddos
cmaplal 503 Yags
Dond Balauce Coupon Deluy Factor  Accruing Index Value  Reset Muldplier
Since
J,qﬂ}p? 16,513,00000 650000 24  1.000000 01/01/62 21,0006
Cap  Floor Current Settle Deal WAC WAM Pricing Durstlon
Coupon Date Speed @Pry
0.0000 01/30/02 30year 692 35800 275.0PSA  86:08
Price PSA PSA PSA PSA PSA Psa PSA PSA PSA
100 150 200 250 300 400 500 700 1600
8524 7,248 7.273 1324 7.404 7517 7.857 §.692 9,820 1T.087
85:25 7.244 7.27} 7.322 7.402 7.515 7.854 8.687 9.821 11,076
85:26 7.243 7.270 7321 7.400 7.513 7.850 8.682 9.813 1).065
8S:27 7.24} 7,268 7.319 7,398 7.511 7.847 8.677 9,803 11.054
RS:28 7.239 7.266 7.317 1.396 7,508 7.844 8.672 9.797 11,043
§5:29 7.238 7.265 7.318 7.394 7.506 7,84) 8.667 9.790 11,032
85:30 7.236 7.263 7313 1392 7.504 7.838 8.661 9.782 11.021
g;; 1 7,235 7.261 7.312 7.390 7.502 7.835 8.656 9.774 11.010
;00 7.233 7.260 7.310 7.388 7.499 7.832 8.651 9,766 10.999
gg;g; 3,.231 7.258 7,308 7.386 7,497 7.829 8,646 9.75% 10988
86102 230 7,256 7.306 7.384 7.453 7.826 8.641 9.750 10.977
8601 ;glz’g ;.255 7304 7.382 7.493 7.822 8.636 9.742 10,066
36:04 127 253 7.303 7.380 7.450 7.819 8.631 9.734 10.955
86:03 7228 7.251 7.301 7.378 7488 7.816 8.626 9,726 10,944
86:06 7223 ;.gsg 7.299 7.376 7.486 7.813 8,620 9.718 10.933
s o 7.2:6 1297 1.374 7.433 7.810 8.615 9710 10.922
! . . 7.295 7.372 7.481 7.807 B.€10 9.702 10.911
gg:?g ;%{g ;.%45 7.294 7.370 7.47¢ 7.804 B8.603 9.654 10.500
Ren 2T _.22? 7.292 7.368 7477 71.80} 8.600 9.686 10.889
8611 7215 5‘240 7.290 7367 7.474 7.798 8.59S 9.679 10,578
2613 A 7.240 7.288 7.365 7.472 7.795 8.580 9,671 10.867
8614 7501 '3'?36 7.287 7.363 7.470 7.792 8.585 9.663 10.856
gen Al 7238 7.285 7.361 7.468 7.788 8.579 9.655 10,845
iy 7208 7235 7.283 7.359 7.46% 7,785 8.574 9.647 10.834
8617 7306 1o ;g?}; 7.357 7.462 7.782 8.569 9.639 16,823
86:18 7.204 7.230 7278 7353 Vi 7776 33 ooy s
86:19 7.203 7.228 7.276 7.351 ' 77 ' e
8620 3 . ) 7.456 7.773 8.554 9.615 10.790
s Ti®  a3s  am aae aad MR sxe ssw o
86:22 i ' ' . ' ‘ - .600 7
165 ; % gg ;gg z.zg: 7.345 7.456 7.764 8.539 9.592 10.757
oy 250 : 7.269 7.343 7.447 7.761 8.533 9.584 10,746
vg Life .031 15, ;
Duration 22.505 ; 23(2) ;gg: 20,021 17.340 12.734 7.352 4.713 3,445
First Pay g s :1/21 18.148 15.926 11.646 7.027 4.581 1.269
Lact Pay Y e . 12/17 6/15 7M1 10/08 9/06 6/0€
1131 11/31 11/31 11/31 £/10 12/06 8/05

The Wfermaioo bereim hos bren proyldad solapy ¥
ik 0CFeey o toapioner r amdw‘y UBS Worbueg L1C. Molther o 2nuer 37 e eomffieaict ngr (17 illeras
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FROM -
Cmopro|
UBS Warburg LLC | $:$2:26 pm Januery 32, 2003
Pt oo Rl WFMO02004B 30 year 0.0 Mortna Tukhin mmuthinasieddog
cmapro] 5 Page |
Bood Bajsnce Coupon DBeolay Fucvor  Accruing Index  Value  Reset  Multiplier
Since
QA OIAS 100,000,000.00 650000 24 — 1.000000 01/01/02 -1.0000 -
Cap Floor Corrent Settle Deal WaAC WwaM Pricing Duratlon
Coupon Date Spead @ Px
- - 65000 01/30/02 30year 692 35800 27SOPSA 9926
Price PSA PSA PEA PsSA PSA PSA PSA PSA PSA
100 150 200 250 300 400 500 700 1000
59:10 €617 6.619 8.620 6622 6.623 6,628 6.628 6.640 €661
99:11 6.613 6.615 6.617 6618 6519 6621 6.623 6.633 6.652
99:12 6.610 6.611 6.613 6.614 6.615 6,616 6.618 6.627 6.643
ggg%g 2.2835 g.gg: g‘ggg g,géo 2.610 6.612 £.613 6.621 6.634
99:15 6.599 6.600 6.601 c60 62383 2283 gﬁgg: gigt!)g g.'gﬁ
99:16 6.596 6.597 6.597 6.597 €.598 6,598 6.599 6.602 6,608
99:17 6.593 6.593 6.593 6.593 6.593 6.594 6.594 6.596 6.599
99,18 6.589 6.589 6.589 6.589 6.589 6.589 6.589 6.589 6.530
g;iis €.586 6.585 6.585 6.585 6.585 6.585 6.584 6.583 6.581
99_.%‘1) 6.582 6.582 6.581 6.581 6.581 6.580 6,580 6.577 6.572
221 6.579 6.578 6.577 6.577 6.576 6.576 6.575 6.571 6.563
99%3 ggj,g gggzl% g.g:}}g 2‘573 €.572 6.57) 6.570 6.564 6.554
2523 6572 6501 8470 6.26. 6.568 6.567 6.565 6.558 6.546
oo Py . 565 6.564 6,562 6.561 6.552 6.537
2923 2.565 2.563 6.562 6.56i 6.559 6.558 6.556 6.546 6528
: 561 560 6.558 6.557 6.555 6.553 6.551 6.539 6.518
gg% 2gg§ 6556 - 6.554 6,552 6.551 6.548 6.546 6.533 6.510
3528 635 g.gig g.gzg 6.548 6.547 6.544 6.541 6.527 6.501
29:30 6.548 6.545 6.542 6 544 el e5h4 i
9:31 6.544 , ' | ) ) : ' '
100:00 oot g ggré gggg g.ggg 6,534 6.530 6.527 6.508 £.475
100:0] 337 & 5338 6522 g‘ggg 2226 6,522 6.502 6.466
100:02 6.534 6.530 6527 6.524 6.521 0 b eys e
100:03 6.530 6.527 6.523 6 520 6.517 ggg 308 gigg Sm
100:04 6.527 R : : : - - :
85 G b MR ok ooy oo a8 on o
100:06 6.520 6 3 ' ‘ ' ' - -
10007 6517 §5l2  sam g ohs oy s sde ea
100:08 6.513 5 ' ‘ ' ' ' - 404
100:09 6510 603 gy oo G sA tawm  cdm s
gLie ey = - : 6.492 6485 6.479 6.446 6.387
Duretion 9:026 8-32; 12,648 11.696 10,951 9.869 9.046 6.287 4.145
. 5.013 1.651 1352 6.991 6.511 4.974 3.528
Flrat Pay 2/07 2/07 2/07 2/07 /07 e
Laat PBL 11/31 111 1A 2/07 2/07 2/07 12/06 8/08
. 1731 11/31 11731 11/31 11/31 10/31 4/07
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(ED) 1. 723 02 15:11/8T, 15:05/N0. 4800000986 F, 34

FROM
C Cn}op&ﬂ
$:34:)8 am Jonupwy 23, 2002
gtgslnc‘o‘r'negggzg LL ‘WEFM02004B 30 year 0.0 Maring Tukhin mmkhin@c,ls;id:g{
crnopre). 483 U
Band Balgace Coupan Delsy Factor Accerulng  Index  Value Reset  Multiplter
Since
24713 PR 72.028,010.00 231000 0 1.000000 01/25/02 1ML 1.7460 0.57000 1.00000
Cap Floor Curreat Setile Des! WAC WAM Pricing Duration
Coupen Dare Spced. @ Px
850000 0.00000 23100 ©01/30/02 IML30yeor 692 35S8.00 27S.0BSA  $90:00
1ML + 0.570000 cap: 8.500000
Price PSA PSA Psa PSA psSa
0 100 275 300 500
90:00 3112 3.960 5.607 5,809 7.174
Avg Life 17.141 7.509 3.490 3278 2319
Duration 13.060 5.243 3,130 2.949 2.120
Flirat Pay 2/02 2/02 2/02 2/02 2102
Last Pay 10/28 8/19 6/09 10/08 5/06
Bond Balance Coupon Dely Facror Accrulag Judexr Value Roiet  Mulitpler

Sinee

A M SE TEE00000 6.15000 0

1.000000  01/25/02 1ML 11,7400 7.93000 -1.00000
Cap Floor Current Sertle Deal WAC wam Prictng  Dvuration

Coupop Dute Speed @ P1

7.93000 0.00000  6.1900 01/30/02 IML30yesr €92 358.00 275.0PSA 90,00
Price PSA PSA PSA PSA PSA
0 100 278 300 500
90:00 1.692 -10 429 42 784 47,191 -75.849
Avg Life 17.14} 7.509 3.490 3.275 1.319
Duration 03126 7.841 4,785 4.5877 1918
Firet Pay 2/02 2/02 202 2/02 2/02
Last Pay 10/28 8/19 6/09 10/08 5/06

The (4formalsn Mevein Ags heen grovidsd Ja!

ely by UBS Dby LLC. Nelihar i issuer ik miﬂaw Lo
1% eraursy or campisemat of the Infarmgilen hery! Jimi 4
nfermerion 182 usnily flod with rﬂﬂdﬂ:: :W: ﬁri:'q‘?m?‘:mﬁ"” u > @dvilioe g

®

of s g tare maver any rep i miaton at 0
Yy 1h applicable prop e rr g plainavt and by any sorer




| (WED) 12302 15:11/5T 13;03/40. 4800000986 F 97
FROM
N
Cmapro]
UBS 9:34:18 om January 13, 2002
UBS avarburg LLC WFMO02004B 30 year 0.0 i AR e
OMopIY) A0
Bond Balance Coupon Delay Facfor Agrulna Index Value Reset Multlplior
nce
gnl/):ﬁ 333,424.000.00 6.25000 24  1.00C000 01/01/02 -1.0000 - -

Cap Flaor Curreut Settle Dasl WAC WAM Priclag  Durodon
Caupan Date Speed @Pr:

- - 6.2500 01/30/02 30yesr 6.92 358.00 275.0PSA  90:00

Price PSA PSA PSA PSA PSA

0 100 278 kDI 500

30:00 ~ 7412 8.252 9,813 10.006 11,319

AvgLife 17141 7.509 3.490 3.278 2319

Duration 9.037 5,072 2,817 2.670 1.968

First Pay 2/02 2/02 2/02 202 2/02

Last Pay 1028 . 8/19 /09 10/08 5/06

Band Belance Caupon Deluy Factor  Accrutng ladex Value  Reset Multipller
Sipee
A0/ ZES” 13500000000 650000 34 T.00000 OVOTIO3 20006 - -

Cap Flaor Current Sartle Deal WAC WAM Pricing Duration
Coupon Dato Spesd @w™

- - 6.5000 01/30/02 30vear 652 358,00 275.0PSA  90:00

Price PSA PSA PSA PSA PsSa
0 100 275 300 500
90.60 7.689 8.528 16.085 10.279 11.590
Avg Life 17.141 7.509 3.490 3278 2.319
Durafion 8.848 5.009 2.799 2.653 1.959
First Pay 2/02 2/02 2102 2/02 2/02
Last Pay 10/28 8/18 $/09 10/08 506
Rond Balznce Coupon Delay Factor Aceruing Index Value  Resct Multpiter
P Sinee
2 AL!}&/ 125,000,000.00 6.00000 24 1.00000C  01/01/02 -1.0000 -

Cap  Floor Current Settle Deal WAC WAM Pricing Durafan
Coupon Date Speed @ Px

- - 6.0000  01/730/D2 30year 692 35800 275.0PSA  90:00

Price PSA PSA S PSA PSA

0 100 2758 300 500

9000 7135 7.975 9.540 5.734 11.049
Avg Life 17.141 7,509 3.490 3.275 2319
Duration 9.233 £.136 2.836 2.687 1.078
Firsf Pay 2/02 2/02 2/02 2/02 2/01
Last Pay 10/28 8/19 6/09 10/08 S/06

The infermarton borsin Aas besn provided yolsly by UDS Warbing LLC. NsUher iha luyer 3’ the renificaits norany of i Qflital eakes any Peprataniadan gl
the deruracy ar campleicieas of (Ne irformation Aarsin. Te | Hom e il P o4
infarmanon rebsepuarn by flled fuu mrﬂzum‘}:l vn’: m”'u:,mdﬂu."l' berdimbary e1d "ZF” wlm‘bi) e Spplisblepriges o neplement o by any sar




(WED) 1.73' 02 15:11/8T, 15:05/N0, 4800000986 P 36

FROM genern
UBS Warburg LLC gk
arbur 9:34:18 am Jemuary 23, 2002
Fixed Income Rescarcﬁ WFMO02004B 30 year 0.0 Marina Jubhtn mmb&rn@x;’addog
& maprol A age
Band Buhioce Coupon Delay Faclor Accrulng  Indax  Valuc  Redet Muldpller
Slace
AHLAL 133,005,000.00 650000 24 1067000 O1/01/2 -1.0000 - -

Cap Floor Currens Settle Deal WAC WaM Priciug Durarion
Coupon Dare Speed @Prs

- . £,5000 01/30/02 3Dyesr 692 358.00 275.0PSA  90:00

Price PSA PSA PSA PRA PSA

0 100 275 300 800

950:00 7418 7.507 8.032 3.137 9.00B

Avg Life 28,028 21.577 10.000 9.047 5.09%

Duradon 11.787 10.663 6.850 6.387 d.102
First Pay 10/28 /19 6/09 10/08 5/06

Lasgt Pay 4731 5123 7/16 /18 S/08

Hond Balauce Coupon Delay Factor Accralng  Jodex  Value  Ressi Muldplier
Since
A7 25,000,060.00 6.50000 24 1.000000 0}/01/02 -1.0000 . .
Cuop  Floor Current Settle Des?! WAC WAM Peleing Duration
Coupon Date Speed @Px
- - 6.5000 01/30/02 30 year 6.92 358,00 275.0PS.& S0:00
4.9YR SEQ

Price PSA PSA PSA PSA PSA

0 100 275 300 500

90:00 7.617 8.166 5203 9.459 10.676

Avg Life 19.498 10.556 4.900 A4.628 2921
I?uration 9.461 6,123 3.592 3388 2.393
Yirst Pay 2/02 2/02 1/02 2/02 2/02
Last Pay 4/31 S/28 716 3115 5/08

The bplarmaion darein Aas baan provided wolaly \y LB Woetns LLE Netth N
1M azevricy er campletensa of Wy nforns] ] sliker e LDusr o' 1he cortiflediat cor eny of I affliows mabes gy Frprivantattan & 1
lnf2metion rdrmguastly ﬂ‘lﬁﬂﬂ- fri s mz:, h:"‘ :-’ C{mm' b ':“lm eh’:'aln 1t preliminsy ead wy,{( e ngerapded by e E1ic o811 Brotpacass Igudsment and by ony ordsr
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FROM T
cmopro]
UBS Warburg LLC 9:34: 18 am Jonuary 23, 2007
Fixed Incoma RssuucE WFM02004B 30 year 0.0 Marina Tukhin mml:hu@sg‘ddz
emsprol 00 :
S
Bond Balance Coupor Delsy Farter  Accruing Yndex  Value  Resst Multipller
Since
Al 3,370,000,00 6.50000 24 1.000300 01/01/02 -1.0000 . -
Cap FKloor Curreant Settlc  Deal WAC WAM Pricing Ducatloa
Coupon Date Speed @ Px
- - 65000 0)/3p/02 IDyenr 692 35800 273.0PSA 90:00
Price PSA PSA PSA PSA PsSA
0 100 275 300 %00
$0:00 7423 1568 8272 8.393 9771
Avg Life 27.196 18,780 7.989 7,292 4,505
Duration 11.679% 10.064 5,890 $.494 3.703
Firat Pay 10/28 8/19 6/09 10/08 5/06
Last Pay 9/29 /12 9/10 12/09 10/06
Dond Balsnce Coupod Dejay Facter  Accrufng  Index  Valne  Reset  Multipller
Sinee
A4  3,040,000.00 650000 24 1.000000 01/01/02 -1.0000 - -
—— L
Csp Floor Curremt Sotile  Deal WAC WAM Pricing Duration
Coupan Date Speed @ Px
- - 6.5000 01/30/02 30year 652 35800 275.0PSA 90:00
Price PSA PSA PsA PSA PSA
0 100 275 300 500
90:00 7418 7.508 B.06S 8.181 9.047
Avg Life 24.014 21319 9.556 B.608 4985
Duration 11,788 10.658 §.700 6.224 4,040
First Pay 9/29 2722 9110 12/09 10/06
Laat Pay 6/30 9/24 8/12 7/11 £07
Bond Balance Coupan Deloy Factor  Accrufmg  Index Vale  Reset  Multipher
Since
AS  2,900,00000 650000 24  1.000000 01/01/02 joooo - -
-—
———
Cap  Floor Current Sentle  Deal WAC WaM Prieing  Duratiou
Coupon Date Speed @ Px
- - 65000 01/30/02 3Qyear 692 3SRO0 275.0PSA  90.00
Price PSA PSA PsA PSA PSA
0 100 178 300 500
90:00 7.408 7.462 7.862 —7.953 8.807
Avg Life W72 24,061 11.867 10.697 5,642
Duration 11.879 11.187 7.761 7.248 4.477
First Pay 630 9724 8/12 711 5107
Last Pay 2/31 8127 6718 3/14 2/08
'I/ummkuuu(unbmmvl&dnw by U/BS Warbusg LIE. Nelthgr tha feho eoy meder # arion &r ©
B o e T L B o




. 86 ¢ 38.
WD) 125 02 153 /8T, 150, 00000 &

L P4 4

FROM
Cmoprgzﬂ
l l g:34:44 am Januory 23. 2002 |
%Slngnggggmi;g C WEFMO02004B 30 year 0.0 Marina Tukhin mmkﬁh@:l;‘d:eog H
cmoproj 8.3 U
1nd Value  Reset  Multiplier
Pond Bslance Caupon Delay ¥actor A:scirulug ndox
nce
A6 600,00000 650000 24  1.000000 01/04/02 -1,0000 -
Cip Floor Current Sertle Deal WAC WAM Prielag  Duratlo
? Coupon Date Speed @™
N 6.5000 01/30/02 30year 652 358.00 275.0PSA 90:00
Price PsSaA PSA PSA PSA SA
D 100 274 300 500
50:00 7.405 7.438 7.738 7810 §.651
T avglife 20150 25932 13930 12615 6163
Duration 11.930 11.496 8.561 8.084 4.812
First Pay 2/3% 8:127 6/15 314 2/08
Last Pay 4731 528 7/16 3/18 5/0R
Bond Balapce Coupon Delay Factor  Accruing Indes  Value  Reset Mubilplier
Since
QNE XK 2553000000 650000 24 1.000000 01/0102 10000 - -
Cap Floor Current Seftle Deal WAC WAM Pricing Duvagen
Coupon Date Speed @M
- - 65000 01/30/02 3Cycar 6,92 35800 275.0P8A  90:00
Price PSA PSA PSA PSa PSA
0 100 278 300 500
T 9000 8.328 8328 8328 £336 %908
Avg Life 8.343 8343 8.343 8.271 3,498
Duration 5.620 5.620 5.620 §.597 4.253
First Pay 2/02 2/02 2/02 2/02 2102
Lnvt Pay 6/16 6/16 6/16 6/15 10/08
Rond Balince Coupon Delay Factar  Accrulng Yoder  Value  Reszt Multipller
Sinee
2 JJZA/ 16,513,000.00 6.50000 20 1.000000 01/01/02 +1.0000 -

Cap  Floor  Current Settle Deal WAL WAM Pricing Ducatlon
Coupon Date Speed @ Px
- 0.0000 01/30/02 3I0year 692 358.00 275.0PSA  90:00

Price PSA PSA PSA PSA PSA
0 140 275 300 500
90:00 7.021 7.032 7.178 7216 §.009

Avg Life 29.546 28.031 18,512 17.340 7352
Duwration 23139 22.567 17.082 15,967 7.048
Flrst Pay 4/31 528 716 6/15 10/08
Last Pay 11/31 1131 1131 11/31 §/10

Ths A ImaLon Serein Nax Bom arovidad talaly by UBS Warburg LLC. Neither thy Iriusr of the r.crg)lram ror oxy of I8 Ailiniar mobrs ary reprpreV Ao &l 13
thy deowrdly Dr 2pmpletonct of (e Infommorlon harela. SN Imfarraanicm Merain U prelimina: ) o eqls orlea hatr
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FROM N,
Cosarl
9:34:28 am Januory 23, 2002
omopro] 503

e . ————

Band Balgnee Coupon Delay Factor  Acernlng  Index  Valus  Reget  Multlpiler
Sinee
& .
‘Ao NAS™ 100,000,000.00 650000 24 1.000000 01/01/02 -1,0000 .
Cap  Floor Current Setile Deal WAC wAM Pricing Duration
Coupon Dato Speea @M
- 65000 01730/02 30year €92 35800 275.0PSA 90:90
Prlce PSA PSA PSA PsSa PSaA
0 100 278 3o¢ 500
90:00 1.557 7733 7.960 7.986 8.160
Avg Life 20828 15,634 11302 10.951 9.046
Durstion 10,076 8.546 7.167 7.039 6.278
First Pay 2/07 207 187 1/07 207
Last Pay 11/33 11731 11731 11/31 11/31
Dond Balince Coupon Delsy Factor  Accrulng TIndex Value  Reset Multiplier
Since
PO 3,600,000.00 0.00000 24 1.000000 01/01/02 -1.0000 - -
Cap  Floer Current Sertle Deal WAC WaAM Prictng Duration
Coupop Data Speed @ Px
- - 00000 01/30/02 JOyear 6.92 3SB.00 275.0PSa  90:00
Price PsSA PSA BSA Prsa PSa
1] 100 275 300 500
90:00 0.539 0.942 1.793 1917 2871
Avg Life 19.734 11.494 ¢.097 5.703 3.800
l?uradun 19.350 10.881 £.664 5.297 3.546
Yirst Pay 2/02 2/02 202 202 2/02
Last Pay 11731 11/31 11/31 11/3} 11/3),
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FROM (WED) 1.3 02 15&2/;31;‘ L?zoé{W 460000038 voLed
Cmogpra))
UBS Warburg LLC 9:34:49 am January 13, 2002
F:::gll:;ome Researc% WFM02003 30 year 6.0 Madna?ukhlnmﬂd’hln@::fi:ﬁ

Bapd Balance Coupon Delay Fueror Acsc‘rulng Indax Value  Reset Multiplier

nee
{/}7 _P1”  295230,000.00 6.00000 24 1000000 01/01/02 -1.000C

Cap Floor Curremt Setle  Deal WAC WAM Priclag Duration
Caupen Dsate Speed @ Px

- - €.0000 01/30/02 30yewr 660 178.00 2750PSA  90:00

Senior Bond, 98.41 percent of deal

Price PSA PSA FSA PSA PSA
0 100 175 300 500
S0:00 7.735 ¥.121 B.B46 8.951 9.791

Avg Life B.632 6.756 4.714 4.509 338
Duration 5917 4.776 2513 3.383 2.620°
First Pay /02 2/02 2102 2/02 2/02
Last Pay 11/16 11/16 11/16 11116 11/16
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Ef,ﬁsm‘};‘;‘ﬁl’s!‘u’;ﬁ LI WFMO02004 30 year 0.0 st St v
gmépol.llﬁ :
Bend Balance Coupon Delay Factor Aggruing Index Vajue Reset  Multiplier
mnee
A5 150000000 6.50000 24 1,000000 01/01/02 -1.0000 -
Cap Tloor Current Settle  Dea} WAC WaAM Pricing Duratlon
Coupen Daje Speed @ Px
65000 01/30/02 30year 692 35400 275.0PSA 97:00
Price PSA PSA PSA PSA PSA PSA PSA PSA PSA
100 150 175 200 225 275 600 1000 1600
95:00 6.949 7.023 1.047 2.074 7.104 7.175 7.784 8.340 8.981
95:04 6.978 7.011 7.034 7.060 7.089 7.159 7.150 8.29] 8.914
95:08 6.966 6.999 7.02) 7.046 7.075 7.142 7.717 8.242 8.847
95:12 6.955 6 587 7.008 7.033 7.060 7.126 7.683 8.193 8.779
585:16 6.944 6.974 5,995 7.019 “7.046 7.109 7.650 8.144 8.712
95:20 6,932 6.962 6.982 7.005 7.031 7.093 7.616 8.095 B.645
95:24 6.921 6.950 6.969 6.992 7.0)7 7.076 7.583 8.046 8.578
95:28 6.910 6.938 6.957 6.978 7,003 7.060 7.550 7.997 8.512
96:00 6.899 6.526 6.944 6.965 6.988 7.044 7.516 7.948 8.445
96:04 €.588 6.913 6.931 6.95] 6.974 7.027 7.483 7.899 8.378
96:08 6.876 6.501 6.018 6.938 6.960 7.011 7.450 7.851 8.312
96:12 6.865 6.889 6.906 6524 6.945 6.595 7.417 7.802 8.246
96:16 6.854 6.877 €.893 6.911 693! €.979 7.384 7.754 8.179
96:20 6.843 6.865 6.880 6.897 6.917 6.962 7.351 7.705 8.113
96:24 6.832 6.853 6.868 6.884 £6.903 6.846 7.318 7.657 8.047
96:28 6.821 6.841 6.855 6.871 6.888 6.930 7.285 7.609 7.981
87:00 6.810 6.829 €.842 6.857 6.874 5914 7.252 7.561 7.916
97:04 6.795 6817 6.820 6.844 6.860 6898 7219 7.513 7.850
97:08 6.758 6.805 6.817 6,831 6.846 6.882 7.187 7.465 7.784
97:12 6.777 6754 6.805 6817 6.832 5.866 7.154 7.417 7.719
97:16 6.766 6.782 6.792 6.804 6.818 6.850 7.121 7,369 7.654
97:20 6.755 £.770 6.780 6.791 6.804 6.834 7.089 7.321 7.588
97:24 6.744 6.758 6.767 6.778 6.790 6.818 7.056 7.273 7.523
97:28 6.734 6.746 6.755 6.765 6.776 6.802 7.024 7.226 7.458
56:00 6.723 6.734 €6.742 6.751 6.762 6.786 6.99] 2.178 7.393
9E:04 6.712 §723 6730 6.738 6.748 6.770 6.959 7,131 7.328
98:08 6.701 6.711 6718 6,725 6.734 6.754 6.926 7.083 7.264
98:12 6.650 6.659 6.705 6.712 6.720 6.738 6.894 7.036 7.199
98:16 6.680 6.688 6.693 6.695 6.706 6.722 6.862 6.985 7.135
98:20 6.669 6.676 6.68] 6.686 €.692 6.707 6.830 6.942 7.070
98:24 6.658 6.664 6.663 6.673 6.678 5.691 6.797 6.894 7.006
98:28 6.647 6.653 6.656 6.660 6.665 6.675 6.765 6.847 6.942
99:00 6.637 §.641 6.644 6.647 6.651 6.655 6.733 6.801 6.874
Avg Life 24,061 19,950 18.014 16.210 14.595 11.867 4.697 3.046 2.172
Duration 11,652 10.729 10.184 9.621 9.056 7.954 3.904 2.664 1.950
First Pay 9/24 5/20 SNns 9/16 2/18 812 7/06 12/04 3/04
Last Pay 8227 12/23 1722 2/20 6/18 6/15 12/06 /05 4/04
Tha Infarmutinn hureln Aus pevA graviiled uigly D) th eicher the 112inr of he rerdfleuses nor gap of I1 o m Ay Pepresantlvilin wi fo
e ey L e e e R e A T
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LN 23 02(MED) 15:20 212 574 3323 25L:212 821 6119 P. 004

; - €mopro)
-|UBS Warburg LLC 4:10:02 gm January 9. 2002
Fixed Income Rescarch WFM02004 30 year | 0.0 Judlene T, Shekn, j:hsl.qg'@ﬁu#::gjz
tmoprej.489
Bond DBalance Coupon Delay Factor Acsemlng Index Value Reset Multiplier
ince
A4 13,040,000.00 6.50000 24 1.000000 01/01/02 -1.0000 - -
Cap Tloor Current Seitle Dent WAC WAM Pricing Duratlon
P Coupon Date Speed em
6.5000 01302 30year 692 35800 275.0PSA  97:00

Price PSa PSA PSA PSA PSA PSA PSA PSA PSA

100 150 178 200 2258 278 600 1000 1600

95:00 7.010 7.063 7.096 7.133 7.173 7.269 7.887 g.462 9,103

05:04 6.998 7.043 7.081 .17 7.157 7.250 7.851 8410 9.032

05:08 £.586 7.036 7.067 7.102 7.141 7.231 7.814 8,357 8.962

95:12 6.975 7.022 7.053 7.087 7.124 7212 7.778 8.304 8.89]

9516 6,963 7.009 7.038 71.071 7.108 2.183 7.241 8.252 8.820

95:20 6.951 £.956 7.024 7.056 7.091 7.174 7.708 B.199 - 8.750

95:24 6.939 6.983 7.010 7.04) 7.078 7.155 7.669 8.147 8.680

05:28 6.927 £.965 6.996 7.02¢6 7.059 7.136 7.633 8.095 8.609

96:00 6.915 6.956 6.982 7.010 7.042 7.117 7.596 8.043 8.539

96:04 6.504 6.943 6.968 6.995 7.026 7.098 7.560 7.990 8.469

96:08 6.892 6.930 6.954 6.980 7.010 7.079 7.524 7.938 8.400

06:12 6.8R0 6.917 6,939 6.265 6.994 7.060 7.438 7.886 £.330

96:168 6.869 6.503 6.925 6.950 6.977 7.041 7.452 7.835 8,260

96:20 6.857 5.890 6911 6.935 6.961 7.023 7.417 7.783 8.191

96:24 6.845 6.877 ¢.897 6.920 6,945 7.004 7.382 7.731 £.121

9628 6.834 £.564 6.883 6.905 6.929 6.985 7.345 7.680 8052

97.00 6.822 6.85) 6.870 6.890 6913 6.966 7.309 7.628 7.983

97:04 6.810 6.838 6.856 6.875 6.897 6.948 7.274 75717 7914

57:08 £6.799 6.825 §.642 6.860 6.881 6.929 7.238 7.528 7.845

97:12 6,787 6.812 6.828 6.845 6.865 6.910 7.203 7.474 1.776

97:16 6.776 6.759 6.814 6.831 A.845 6892 7.167 7.423 7.708

97:20 6.764 6.286 6.800 6.816 6.833 6.873 7.132 7.372 7.639

97:24 6.753 6.773 6.786 §.801 6817 6.855 7.096 7.321 7.571

97:28 6.741 6.761 6,773 6.786 6.801 6.836 7.061 7.270 7.502

98.00 6,730 6.748 6.759 6.771 6.785 6.818 7.026 7219 7.434

96.04 6.715 6.735 6,745 6757 6.769 6.799 6991 7.168 7.366

98.08 6.707 6.722 6.731 6.742 6.754 6.781 6.955 7.118 7.298

98:12 6.696 6.709 6718 6727 6.738 6.762 6.920 7.067 7.230

98:16 6.685 6,697 6.704 6.713 6.722 68.744 6.885 7.017 7.162

98:20 6.673 6.684 6.601 6.698 6,706 6.726 6.850 6.566 7.095

98:24 6.662 £.671 6.677 6.683 6.691 6.707 6.815 6.916 7.027

98:28 6.651 6.658 6.663 6.669 6.675 6.689 6.781 6.865 6.560

59.00 6.639 6.646 €.650 §.654 56,659 6.671 6.746 6.815 6.892

Avg Life 21.319 16.886 14.991 13.343 11914 9.556 4.267 2,829 2.060

Duratton 11.062 5.844 9.204 8.579 7.978 6.854 3,594 2.491 1.856

First Pay 2722 817 10115 4/14 127112 9/10 2/08 10/04 1/04

Last Pay 9724 5/20 S/18 9/16 218 8/12 706 12/04 3/04

The informarlon Aersls hur been gravied aete(y by UNS Worliuey |LLE. Nefther the lumer of 1he rm’ﬂrulu nor ey of iz alilltees makir uny teprescsatlon us ro
the decurvey or campluiengis af tha infurmarioit heerla, TAc Infornuion herein 3 peellminury sad wifl be nperseded by tlip pplicoble prospennis awpplemeiit and by uny ather
Wfumnonen tulesyurnily (Mot wirh the spcurtiies and exchungy eonmlsalen, :
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N 23 02(WED) 15:21 212 §74 3323

TEL:212 821 6119 P. 00§

(= cmopro)
UBS Warburg LLC 4:10:02 gm Jonuary 9, 2
A et WFMO02004 30 year 0.0 Idiene T, Stk hekog & u
omagral.Aa8 : Page 1

Bond Palance Coupon Delay Factor Agu;.ruing Index Value Reset Multiplier
nce
A3 3370.000.00 650000 24  1.000000 DI/01/02 10000 - :
Cop  Floot " Current Settle  Deal WAC WaM Pricing Duraton
‘ Coupan Date Speed @ Px
- - 6.5000 01/30/02 30year 692 358.00 275.0PSA §57:00
Price PSA PSA PSA PSA PSA PSA PSA PSA PSA
] 100 150 175 200 235 275 600 1000 1600
95.00 7037 7108 7151 7.199 7352 7386 7559 )
95:04 7.024 7.093 7.135 7.182 7233 7.344 7.059 g_ssg; 3%2%
05:08 2.0 7.079 2.120 7165 7214 1322 7519 §.471 9.082
95:12 6.959 7.064 7.104 7.148 7.196 2.300 7.880 8,415 9,007
55:16 6.986 7.050 7.088 2.130 7177 7278 7.840 8.350 2.913
95:20 6.974 7.035 7.072 7.113 7.159 1,257 7.801 8,303 8.859
95:24 6.961 7.021 7.056 7.096 7.140 7235 7.76) 8.248 8.785
95:28 £.949 7.006 2.041 7,079 7.122 7.213 7.722 8.192 8712
56:00 6.936 6.992 7.025 7,062 7.10 . .
06:04 6.924 6.977 2.009 7.045 7.<le2 ;{3% ;233 ﬁéSZ gggg
96:08 6.911 6.963 £.994 7.028 7.066 7148 2.605 8.026 §.491
96:12 6.899 6.948 6.978 7.011 7.048 7.127 7566 7.970 8.418
96:16 6.586 6.934 6.963 6,994 7030 7.105 7527 7915 8.345
96120 6.874 6919 6.947 5.978 7.011 7.084 7488 7.860 £.272
96:24 6.861 6.905 6.532 6.561 6.993 7.063 7.449 7.805 5.159
0628 6.849 6.891 6.915 6.944 6,975 7.041 7.410 7.750 8126
97:00 6.837 6.877 6.901 6.927 6.56 05
97:04 6.824 6.862 6.885 6510 6.938 2832 ;gg; ;ggf 8'853
97:08 6.812 6.848 6.870 6.894 6.920 6577 7.294 7.586 ?/ o
97:12 6.500 6.834 6.854 6.877 6.902 6.056 7.255 7.531 7'909
o718 6738 6420 6530 6860 6884 6935 1217 7477 77823
: . ) . 844 6,966 6.514 2.178 7.422 692
97:24 6.763 6.791 &.808 6. ) ' 7.652
97:28 6.751 6777 6.793 s.g% gfggg gfggf ?figg ;:35?: ?;gig
98:00 6.739 6.763 6.778 6.794 ' ' '
gg:g‘é g;ﬂ g;gg 6.763 61737 g:%i glggg ;"823 ;l.%gg ;:g;
; 5 . 6.747 6.761 6,776 6.808 6.987 ) '
98:12 6.703 6721 €732 67a8 6758 678 ‘ rhoa 13U
98:20 £.679 6.693 6.7 ' ' : eoll 7.044 7191
38124 5.667 6.679 6.6%3 g:géé 213(1':% g';gi 2.273 &350 I
0R:28 6.655 6.665 6.672 6.675 6.687 6.703 5'733 2233 s
99.00 6.643 6.651 6,657 6.662 6,668 6.683 6758 6.330 Z;Z):
Avg Life 18.780 14.379 12,643 11172 0915 - -
. , . : I
;ura:on 10;/;0 8.981 §.203 7.644 7.038 6 ggg ggf; 3.3634; 1322
rst Pay 9 ars 913 anz 6/09 '
Last P 10/08 8/04 12/03
ast Pay 2722 817 1015 4n4 12/12 9/10 2/06 10/04 1/04

Thy Infurmutian heeeln hes Beelt prwvided solely Ly UDS W,
vrburg LLL, Nebiher tha )
;ﬁ;ﬂ:ﬁ‘mﬁw "lrn mnpltdmr)n nf A Ifarmution here)n PNy infurmorun Aespln fr pr!’!%% :{.’d:, :I,v'jm:':u'/‘::amd q{, ‘l.'f/itmfll:;‘r A;uhl uny representudon ur r
{aulremuendin fUrd Wi i seeehles angl exahings eomioton ¥ the upalieable praginenig mppiea| mt ymd Ly qiy orhes
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TEL: 212 821 6119

IAN-23 02WED) 18:21 212 §74 3323 o[l —
; Cmogpra}
UBS Warburg LL.C 4:10:02 pm Ji 5, 2002
‘F‘m?d Incom? Rcscnr:% W¥FMO02004 30 year 0.0 Jullsyie T. Shebeo, j:;uz:;?a’}\mmru
crmopialABp Pige d
Band Bajence  Coupen Delay Factor Accrulop Index Volue  Reset Multiplier
Since
Ab 600,000.00 6.50000 4 1.000000 01/01/02 -1.0000 -
e
Cap Tloor Current Sertle  Deal WAC WAM Pricing Durstion
Coupon Date Speed @Px
- £.5000 01/30/02 3Qyear 692 358.00 275.0PSA 87:00
Price PSA PSA PSA PSA PSA PSA PSA PSA PSA
100 150 175 200 225 275 600 1000 1600
53760 8577 7,001 7018 7,038 7062 7113 77791 8267 5517
95:04 6.966 £.989 7.006 7.025 7.048 7.103 7.689 2.220 8.852
05:08 6.955 6.977 6.993 7.013 7,035 7.088 7.657 8.172 8,786
05:12 6.944 6.966 6.981 7.000 2.022 7.073 7.625 8.125 8.721
95:16 6.933 6.954 6,960 6.987 7.008 7.058 7.593 8.078 8.655
95:20 6.922 6.94 6.957 6.975 6.995 7.083 7.562 8.031 §.590
95:24 6.011 6.931 6.945 6.062 6.982 7,029 7530 7.984 8.525
9528 6.901 6.915 6,933 6.950 6.969 7.014 7.4%9 7.938 8.460
96:00 6.890 6.908 6.921 6.917 6.955 6.950 2.467 )
96:04 6.879 6.896 6.509 6.925 6.942 6.984 7.435 ?J.g?ulz :ggg
96:08 6.868 6.885 6,897 6.512 6.920 6.970 7.404 7.798 8.266
9612 6.857 - 6.874 6.885 6.900 6916 6.955 7.373 7.751 8.201
96:16 6.846 6.862 6.874 6.887 6.903 6.940 7.342 7.705 8.137
96:20 6.836 6.851 6.862 6.875 6.890 6.926 7.310 7.658 5.072
0624 6.825 6.839 6.850 6.862 6.877 €911 7.279 7.612 8.008
06:28 6.814 6.828 6.838 6.850 6.864 6.897 7.248 2.566 7.944
97:00 6.804 6.817 6.826 6.838 6.8
© 97:04 6,793 6.805 6.814 6.825 5.a§é gfgggi ;ﬁg ;'3,32 ;gl}g
97:08 6.762 6.794 6.503 6.813 6.825 6.853 7.155 7.428 7.752
97:12 6.772 6.783 6.791 6.801 6.812 6.838 7.124 7.382 7,689
97:16 6.761 6.772 6.775 6.748 £.795 6.824 7.003 7.33¢ 7.625
97:20 6.750 6.760 6.768 6.776 6.786 6.810 2.062 2250 7.562
97:24 6.740 6.749 6.756 6.764 6.773 £.755 7.031 7.245 49
97:28 6.729 6.738 6.744 6.752 6.760 6.781 7.000 7.19% ;332
98:00 6719 6.727 6733 6.739 6.747 \ ' '
gg;gg 2283 23 ég 2% 6.727 6.;32 g?zgg ' 23333 3}32 ’7,333
: . . . 6715 6.722 6.738 6.908 7.063 :
08: 12 5.667 6.603 6.698 6.703 6.709 6724 6. ' 7246
08:16 6.677 6.682 6.686 6.691 6.696 6.709 tH Y 7183
98:20 6.666 6.671 6.675 6.679 6.684 6.6 e S 7420
_ : - ) : 695 6817 6.527
98:24 6656 5660 6663 66 ’ Eoa
58:28 6.646 6.649 6.652 6.523 gﬁgé 222% gggg ggg% gggg
99:00 6.635 6.638 6.640 6.643 6.646 6.653 6.726 6792 6.870
Avg Life 25.932 22438 20,513 18.654 16.925 ;
:_Juragon 12001 11319 10870 10378 9.863 13’3?3 ffg; :-1139: igg:
Irst Pay 8727 12123 V22 2/20 618 p ] : '
/15 12/06 3/0s 4/04
Last Pay 5/28 1/25 2/23 421 719 7716 2007 4/0s 4/D4
,7'»'. u&%:nml:: ‘nar"r'dn hon bewn ;rn'\‘h'lnl zolely by 53 Warbirg clther the Laguer of the eerifciten nar asw of it
":11!” pebi luf;“l b w”:"‘”';;&ﬁ ;&'ﬂ;'ﬁ::ﬂ;’/f,ﬂsz ,-If,.', ’ﬂ‘ xl:;:??:'?;’-‘/’ﬁl o u" » rlmmmg):rhnnd 1-’ ra‘(-'ummn/nm i»“ﬂ'p'ﬁ?{u’i'f.'ﬁk“ﬁ-ﬁ'nﬁff,;'}ﬂfﬂ f‘u av::/ by unp athgr
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